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Natural Gas

August 13, 2010

Ms. Jocelyn Boyd
Interim Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end May 31,
2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

PO. Box 33088 ~ (.harlotte. NC "8"33 ~ www. piedmontng. corn

mlllllll P,eooo Natural Gas

Augustl3,2010

Ms. Jocelyn Boyd
Interim Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end May 31,
2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

RO. Box 33068 • Charlotte. NC 28233 • www.piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

May-10

9 A

A

9 gofA's
15.50 Commission and Fees rate

139.50 Total Commission and Fees (Expenditures)

27, 139.50 e
B

27, 139.50 g of e's

139.50 Less: Fees (Expenditures)
27,000.00 Option Premium

Activit in Account

Debits

D 139,842.00

141,723.15
254, 106.00
192,265.00
33,730.00

122,364.00

27, 139.50

688,546.00
183,695.50
155,994.00

g of D's 1,939,405.15

Credits

141,197.50 c

191.15 c
96,980.00 c

87,479.00 c
7,972.00 c

305,528.00 c
187,309.00 c

129,176.00 c

955,832.65 g of C's

955,832.65
1,939,405.15
(983,572.50)
(141,197.50)

61,734.00
(3) (1,186,504.00)

g of C's

g of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 4/10
ADM accrual in 5/10
P&L and Cash Activity

26
26 E

52 g of E's

15.50 Commission and Fees rate
806.00 Total Fees (Receipts)

(4) 687,740.00 Proceeds from positions (Receipts)

(5) 806.00 Total Fees (Receipts)
688,546.00 Futures P&L per ADM statement

(191.15) Interest from ADM

G:&GasAccounting&GASACC&HEDGING&HEDGING&Detail for SC ADM and BP activity May 10 ADM

7/12/2010
11:37AM

Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

May-10

(2)

9

9

15.50
139.50

A

A

of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

27,139.50

27,139.50

(2) 139.50
(I) 27,000.00

B

B

) of B's

Less: Fees (Expenditures)

Option Premium

D

D

D

D

D

D

D

Activity in Account
Debits Credits

139,842.00

141,723.15

254,106.00
192,265.00

33,730.00

122,364.00

27,139.50

141,197.50 c

191.15 c

96,980.00 c

87,479.00 c

7,972.00 c
305,528.00 c

187,309.00 c

129,176.00 c

D 688,546.00
D 183,695.50

D 155,994.00

Z ofD's 1,939,405.15 955,832.65 Z ofC's

(3)

955,832.65 T of C's

(1,939,405.15))- of D's

(983,572.50) P&L and Cash Activity per ADM statement

(141,197.50) Reverse ADM accrued 4/10

(61,734.00) ADM accrual in 5/10
(1,186,504.00) P&L and Cash Activity

(5)

26 E
26 E

52 T of E's
15.50 Commission and Fees rate

806.00 Total Fees (Receipts)

(4) 687,740.00

(5) 806.00
688,546.00

Proceeds from positions (Receipts)

Total Fees (Receipts)

Futures P&L per ADM statement

(6) (191.15) Interest from ADM

G:\GasAccounting\GASACC\HEDGING\HEDGING\Detail for SC ADM and BP activity May 10 ADM

7/12/2010

11:37 AM



ADM

ADM INVFSTOR Sf IVIVI( ES, I'NC.
(''r&icayo Hr»rrt &&f Irado ltuildll&„

'1 01 yv'. f &ci~~(&IT I&1vd. ~ !&uito I(&(1(1A

(.hlcnrii&, llllnlos 6(16{)4-3190

MONTHLY COMMODITY STA EMEIIT

STATEMENT DATB: MAY 31, 2010

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGBMENT
(704)264-2767

PZBDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

* ~ ~ ~ ~ * * * * Y 0 U R A C T I V I T Y T H I S M 0 N T H ~ ~ * ~ ~ " * ~ " ~ * ~ ~ *

DATE

5/03/0

5/04/0

5/07/0

5/07/0

5/10/0

5/11/0

5/13/0

5/14/0

5/18/0
5/18/0
5/18/0

5/19/0

LONG/BUY SHRT/SELL DESCRIPTION

WIRE TRANSFER REC
WIRE TRANSFER RECBZVED

WTRF OUT

04/10 INTERBST
CREDIT INTEREST
WIRE TRANSPER REC
WIRE TRANSPER RECEIVED

WTRF OUT

WTRP OUT

WTRF OUT

WTRF OUT

WTRF OUT
WIRB REC 5/18/10
FR 121 X2062

WIRE TRANSFER REC
WIRE TRANSFBR RECEIVED

CASH US

CR INT US

WIRBRBC US

CASH US

CASH US

CASH US

CASH US

CASH
CASH
CASH

US
US
US

WIREREC US

EX PRICB/LEGND CC

WIREREC US

DBBIT

139,842. 00

141,723. 15

254, 106.00

192,265. 00

33, 730.00

122, 364.00

CREDIT

141,197.50

191.15

96, 980.00

87, 479.00
87, 479.00

7, 972.00

5/20/0
5/20/0

5/21/0

REV WZRB
WIRE TRANSFER REC
WIRE TRANSFER RECBIVED

WIRE TRANSFER RBC
WIRE TRANSPER RECBIVED

CASH US 87, 479. 00
WZREREC US

WIRBRBC US

305, 528. 00

187,309.00

5/24/0
5/24/0

CALL MAR 11 NYM NAT GAS E 6500
WIRE TRANSFBR REC
WIRE TRANSPBR RECEIVED

NET PREM
WIRERBC

US
US

27, 139.50
129, 176.00

5/25/0

5/25/0
5/25/0
5/25/0

26 26 JUN 10 NATURAL GAS
GLOBEX TRADE

13 PUT JUN 10 NATURAL GAS
7 PUT JUN 10 NATURAL GAS
6 PUT JUN 10 NATURAL GAS

6500
6800
7000

C
C
C

P&S US

EXER/ASSN US
EXER/ASSN US
EXER/ASSN US

688, 546. 00

.00

.00

.00

5/26/0
5/26/0
5/26/0
5/26/0
5/26/0
5/26/0
5/26/0

7
20
12

7
20

CALL JUN 10 NATURAL GAS
CALL JUN 10 NATURAL GAS
CALL JUN 10 NATURAL GAS
CALL JUN 10 NATURAL GAS
CALL JUN 10 NATURAL GAS

40 CALL JUN 10 NATURAL GAS
7 CALL JUN 10 NATURAL GAS

9250
9350
9400
9500

10000
13000
16000

C
C
C
C
C
C
C

EXPIRE
EXPIRE
BXPIRE
EXPIRE
BXPIRB
EXPIRE
EXPIRE

US
US
US
US
US
US
US

.00

.00

.00

.00

.00

.00

.00

5/27/0 WTRF OUT CASH US 183,695.50

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danie!s Midland Company.

LEASE REROII I ANY DIE, ERENCES IT OBJ O'TIQNS IMMiEDIATELY YOUR iAILURE "IQ IMMEDIATELY EXERCISE YOUI'( RlcvHT TO HAVE DIFFFiRENCES OR OBJECTION

CQIIIII=Clko VVILL BL DEEMiko YQUI( AOR=EMENT &HE THIS S1ATEMENT IS COIRHE. I AND RATII IED.

ADM

AI)M INVESTOR SERVICES, INC.

Chicago Board of h'ade Building

141 W. Jack,,on Blvd. • Suite 1600A

Chicaoo lllinios 6(16(}4-3l<)0
(7 '

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

510310

Y O U R A C T I V I T Y T H I S M 0 N T H * * * * * * * * * * * * *

SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

WIRE TRANSFER REC WIREREC US 141,197.50

WIRE TRANSFER RECEIVED

5/04/0 WTRF OUT CASH US 139,842.00

5/07/0 04/10 INTEREST CR INT US 191.15

CREDIT INTEREST

5/07/0 WIRE TRANSFER REC WIREREC US 96,980.00

WIRE TRANSFER RECEIVED

5/10/0 WTRF OUT CASH US 141,723.15

5/11/0 WTRF OUT CASH US 254,106.00

5/13/0 WTRF OUT CASH US 192,265.00

5/14/0 WTRF OUT CASH US 33,730.00

5/18/0 WTRF OUT CASH US 122,364.00

5/18/0 WIRE REC 5/18/10 CASH US 87,479.00

5/18/0 FR 121 X2062 CASH US 87,479.00

5/19/0 WIRE TRANSFER REC WIREREC US 7,972.00

WIRE TRANSFER RECEIVED

5/20/0

5/20/0

5/211o

REV WIRE CASH US 87,479.00

WIRE TRANSFER REC WIREREC US 305,528.00

WIRE TRANSFER RECEIVED

WIRE TRANSFER REC WIREREC US 187,309.00

WIRE TRANSFER RECEIVED

5/24/0 9 CALL MAR ii NYM NAT GAS E 6500 C NET PREM US 27,139.50

5/24/0 WIRE TRANSFER REC WIREREC US 129,176.00

WIRE TRANSFER RECEIVED

5/25/0 26 26 JUN I0 NATURAL GAS C P&S US 688,546.00

GLOBEX TRADE

5/25/0 13 PUT JUN i0 NATURAL GAS 6500 C EXER/ASSN US .00

5/25/0 7 PUT JUN i0 NATURAL GAS 6800 C EXER/ASSN US .00

5/25/0 6 PUT JUN i0 NATURAL GAS 7000 C EXER/ASSN US .00

5/26/0 7 CALL JUN I0 NATURAL GAS 9250 C EXPIRE US .00

5/26/0 20 CALL JUN I0 NATURAL GAS 9350 C EXPIRE US .00

5/26/0 12 CALL JUN i0 NATURAL GAS 9400 C EXPIRE US .00

5/26/0 7 CALL JUN I0 NATURAL GAS 9500 C EXPIRE US .00

5/26/0 20 CALL JUN I0 NATURAL GAS i0000 C EXPIRE US .00

5/26/0 40 CALL JUN I0 NATURAL GAS 13000 C EXPIRE US .00

5/26/0 7 CALL JUN I0 NATURAL GAS 16000 C EXPIRE US .00

5/27/0 WTRF OUT CASH US 183,695.50

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer DanieJs Midland Company.

PLEASE REF_OF_ I ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE 10 IMMEDIATELY EXERCISE YOUR RIGHT 1O HAVE DIFFEF;:ENCES OR OBJECTIONS

COFtI:{ECiED WiLL BE DEEMED YOUR AGF{EEMENTTHAI IHIS SIATEMENT IS CORRECTAND RAIIFIED,

HE:[*'HNIOr'_ 11X _K:t ")_ I2! SUB ECI rO TE:_MS AND COND[ION3 ON REVERSFS!Di! COO[:L_SYM!:'.OLt",;i!E [ XPL,_-I!f D Or, ;t: ',,1:_ ;i ;i_Ji:



ADM

ADM I;((f VESTOI& SERVICES, I NC.
(. hi cd g () H 08 r(t 0 t I I'8 d o l'3 (I i I d i 11g

1-t'i 4V. JocI~SOI1 f3lvd. » Suit« I DOOA
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MONTHLY COI;lMODITY STATEMENT

PAGB 2

STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

5/28/0

LONG/BUY SHRT/SELL

WTRF OUT

DESCRIPTION EX PRICE/LEGND CC

CASH US

DEBIT

155,994.00

CREDIT

**»*****»»»**»»»POSITIONS IN YOUR ACCOUNT**»»***»» "»****»»*
4/30/0 17

17»
CALL MAY 11 NYM NAT GAS B 6100 C

OPTION MARKET VALUE
BXPIRE 4/26/11

AVERAGB LONG: .340

.3400 US

.3629
61,693.00
61,693.00»

3/30/0 14
14*

LAST TRADE DATE: 4/26/11

CALL DEC 10 NYM NAT GAS E 6200 C
OPTION MARKET VALUB

BXPIRE 11/23/10
AVERAGE LONG: .305

.3050 US

.2643
37, 002. 00
37, 002. 00»

3/31/0

3/31/0

5/24/0

3/24/0

3/17/0

26
26*

11
11*

9
9»

16
16*

10
10»

LAST TRADE DATE: 11/23/10

CALL APR 11 NYM NAT GAS E 6200 C
OPTION MARKET VALUE

BXPIRE 3/28/11
AVBRAGB LONG: .300

LAST TRADE DATB: 3/28/11

CALL NOV 10 NYM NAT GAS E 6400 C
OPTION MARKET VALUE

EXPIRB 10/26/10
AVBRAGB LONG: .185

LAST TRADE DATE: 10/26/10

CALL MAR 11 NYM NAT GAS E 6500 C
OPTION MARKBT VALUE

EXPIRE 2/23/11
AVERAGE LONG: .300

LAST TRADB DATE: 2/23/11

CALL JAN 11 NYM NAT GAS B 6600 C
OPTION MARKET VALUE

EXPIRB 12/27/10
AVERAGE LONG: .332

LAST TRADE DATE: 12/27/10

CALL NOV 10 NYM NAT GAS E 6750 C
OPTION MARKET VALUE

EXPIRB 10/26/10
AVERAGE LONG: .207

.3000 US

.3142

.1850 US

.1665

.3000 US

.3448

.3320 US

.2772

.2070 US

.1226

81, 692.00
81, 692.00»

18,315.00
18,315.00*

31,032. 00
31,032. 00»

44, 352. 00
44, 352. 00»

12, 260. 00
12, 260. 00*

LAST TRADE DATE: 10/26/10

28, 490. 00
28 490. 00»

3100 US
2590

3/24/0 11 CALL FBB 11 NYM NAT GAS E 6850 C
11* OPTION MARKET VALUE

BXPIRE 1/26/11
ADM INVESTOR SEÃFBIIEs,duel(a wholly 08K(ed subsidiary of the Archer Daniels Midiand Company.

RLEAsE a=col(I A'IY L)Il'-, E'"ENGEs QF( oeJj 'gg;+gear-"' Lite~+ Yo("ggjI, VRE To IMMEDIATELY ExEFlclsE, oUR RIGHT To HAYS DIF, EI'1 'NcEs old oeuec FIDNs

CO'IIII DIED WILL OE DEEMED YOUII AO'IEEFNiT II-f~SWA EMEN, I~93iAEC I AND RAllF IED.

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'Frade Building

14] W. Jackson Blvd. * Suite 1600A

(. J'_i_,_::'_, I l 1in iv)s _'X)604-31 ()(]
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

YOUR

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

5/28/0 WTRF OUT CASH US 155,994.00

* * * * * * * * * * * * * * * * POSITIONS IN ACCOUNT * * * * * * * * * * * * * * * * * *

4/30/0 17 CALL MAY II NYM NAT GAS E 6100 C .3400 US 61,693.00

17" OPTION MARKET VALUE .3629 61,693.00"

EXPIRE 4/26/11

AVERAGE LONG : .340

LAST TRADE DATE: 4/26/11

3/30/0 14 CALL DEC I0 NYM NAT GAS E 6200 C .3050 US 37,002.00

14" OPTION MARKET VALUE .2643 37,002.00"

EXPIRE 11/23/10

AVERAGE LONG: .305

LAST TRADE DATE: 11/23/10

3/31/0 26 CALL APR Ii NYM NAT GAS E 6200 C .3000 US 81,692.00

26* OPTION MARKET VALUE .3142 81,692.00"

EXPIRE 3/28/11

AVERAGE LONG: .300

LAST TRADE DATE: 3/28/11

3/31/0 ii CALL NOV I0 NYM NAT GAS E 6400 C .1850 US 18,315.00

Ii* OPTION MARKET VALUE .1665 18,315.00"

EXPIRE 10/26/10

AVERAGE LONG: .185

LAST TRADE DATE: 10/26/10

5/24/0 9 CALL MAR ii NYM NAT GAS E 6500 C .3000 US 31,032.00

9* OPTION MARKET VALUE .3448 31,032.00"

EXPIRE 2/23/11

AVERAGE LONG: .300

LAST TRADE DATE: 2/23/11

3/24/0 16 CALL JAN ii NYM NAT GAS E 6600 C .3320 US 44,352.00

16. OPTION MARKET VALUE .2772 44,352.00"

EXPIRE 12/27/10

AVERAGE LONG: .332

LAST TRADE DATE: 12/27/10

3/17/0 i0 CALL NOV i0 NYM NAT GAS E 6750 C .2070 US 12,260.00

i0" OPTION MARKET VALUE .1226 12,260.00"

EXPIRE 10/26/10

AVERAGE LONG : .207

LAST TRADE DATE: 10/26/10

3/24/0 Ii CALL FEB ii NYM NAT GAS E 6850 C .3100 US 28,490.00

Ii* OPTION MARKET VALUE .2590 28,490.00"

EXPIRE 1/26/11

ADM INVESTOR SBtRIltlll_l_;,zll_INl_la.:awholly _a_d subsidiary of the Archer Daniels Midland Company.

PLEASE Fa,EPOPi I ANY DIFFERENCES OR OBJ_._,,".I_Ir_I._E_Y YO,U..9,..Fj.ggI._JF:_E 1O IMMEDIATELY EXERCISE YOUR RIGH/ TO HAVE DIFFERENCES O1::I OBJEC rIONS
CORI:{FfC lED WILL BE DEEM ED YOUR AG i:{ EEfvf'E%'l I I._/_&_i_sI_-@_M EN¢'_. _. L:UO+_EC f AND RAI IFIED

Ri-Tgi .JFO_.*r\x i :COI4[)S SL;B_irC11"OTEi_M.I ANDCO,NDHOb,S ON_EVE!_.SES_DE CO[.'f D SYM!"..C-Lt_AiqF [::XPt AI_,Ef) Og # :'if" R:';{ SD :
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

3/15/0

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

10
10»

.3300 US.2523
CALL MAR 11 NYM NAT GAS E 7000 C

OPTION MARKBT VALUE
EXPIRE 2/23/11

AVERAGE LONG: .330

LAST TRADB DATE: 2/23/11

DEBIT CREDIT

25, 230.00
25, 230.00*

3/10/0 13
13*

CALL DBC 10 NYM NAT GAS E 7150 C
OPTION MARKBT VALUE

EXPIRE 11/23/10
AVERAGE LONG: .220

.2200 US

.1124
14, 612.00
14, 612.00*

2/24/0 15
15*

LAST TRADE DATE: 11/23/10

CALL JAN 11 NYM NAT GAS E 7650 C
OPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGE LONG: .365

.3650 US

.1255
18, 825. 00
18, 825. 00»

2/23/0 12
12»

LAST TRADE DATE: 12/27/10

CALL FEB 11 NYM NAT GAS E 7750 C
OPTION MARKET VALUE

EXPZRB 1/26/11
AVERAGE LONG: .365

.3650 US

.1396
16,752. 00
16,752. 00*

3/02/0

1/28/0

1/29/0

18
18»

15
15»

12
12*

LAST TRADE DATE: 1/26/11

CALL MAR 11 NYM NAT GAS E 8500 C
OPTION MARKET VALUB

EXPIRE 2/23/11
AVERAGE LONG: .230

LAST TRADE DATE: 2/23/11

CALL JAN 11 NYM NAT GAS E 9200 C
OPTION MARKET VALUB

EXPIRE 12/27/10
AVERAGE Z.ONG: .260

LAST TRADE DATE: 12/27/10

CALL PBB 11 NYM NAT GAS B 9350 C
OPTION MARKET VALUE

BXPIRB 1/26/11
AVBRAGE LONG: .264

LAST TRADE DATE: 1/26/11

.2300 US

.0978

.2600 US

.0404

.2640 US.0490

17, 604. 00
17, 604. 00*

6, 060. 00
6, 060. 00*

5, 880.00
5, 880.00*

10/20/8 18 PUT SEP 10 NATURAL GAS 5600 C
18* OPTION MARKET VALUE

204, 480.00- SZM EXPIRE 8/26/10
AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

.300
1.257

US 226, 260. 00
226, 260. 00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary Dl the Archer Daniels M C'ano Company.

,'I EASE n PQFI'I ANY Dll-, LSENCES QH GBJECrIONS IMMEDIATELY YOUH EAILDHE 'IQ IMIMEDIA'FELY EXEnCISE YQLI'1 I- CHT r HAVE DIF" E'1' NC':, OH OSJEC IIQNS

COFIFIEC1ED WILL SE Dl EM D YOuf1 AQ'IEEMEN1 FHAI' THIS SIAFEMENT IS COF1GEC I AND FFA111-'I D.

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

14"1 W. Jackson Blvd. ',, Suite 1600A

Chica5',o, lllinios 60604-3190
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/15/0 i0 CALL MAR ii NYM NAT GAS E 7000 C .3300 US 25,230.00

I0" OPTION MARKET VALUE .2523 25,230.00*

EXPIRE 2/23/11

AVERAGE LONG: .330

LAST TRADE DATE: 2/23/11

3/10/0 13 CALL DEC i0 NYM NAT GAS E 7150 C .2200 US 14,612.00

13" OPTION MARKET VALUE .1124 14,612.00-

EXPIRE 11/23/10

AVERAGE LONG: .220

LAST TRADE DATE: 11/23/10

2/24/0 15 CALL JAN ii NYM NAT GAS E 7650 C .3650 US 18,825.00

15- OPTION MARKET VALUE .1255 18,825.00"

EXPIRE 12/27/10

AVERAGE LONG: .365

LAST TRADE DATE: 12/27/10

2/23/0 12 CALL FEB ii NYM NAT GAS E 7750 C .3650 US 16,752.00

12- OPTION MARKET VALUE .1396 16,752.00"

EXPIRE 1/26/11

AVERAGE LONG: .365

LAST TRADE DATE: 1/26/11

3/02/0 18 CALL MAR ii NYM NAT GAS E 8500 C .2300 US 17,604.00

18" OPTION MARKET VALUE .0978 17,604.00"

EXPIRE 2/23/11

AVERAGE LONG: .230

LAST TRADE DATE: 2/23/11

1/28/0 15 CALL JAN II NYM NAT GAS E 9200 C .2600 US 6,060.00

15- OPTION MARKET VALUE .0404 6,060.00*

EXPIRE 12/27/10

AVERAGE LONG: .260

LAST TRADE DATE: 12/27/10

1/29/0 12 CALL FEB ii NYM NAT GAS E 9350 C .2640 US 5,880.00

12" OPTION MARKET VALUE .0490 5,880.00*

EXPIRE 1/26/11

AVERAGE LONG: .264

LAST TRADE DATE: 1/26/11

10/20/8 18 PUT SEP i0 NATURAL GAS 5600 C .300 US 226,260.00

18" OPTION MARKET VALUE 1.257 226,260.00*

204,480.00- SIM EXPIRE 8/26/10

AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danie!s Midland Company.
PLEASE REPQF!I ANY DIFiSERENCES OR OBJECTIONS IMMEDI,_TELY. YOUFR ":ALLURE IO IMMEDIAIELY EXERCISE YOUR R!GHf TO HAVE DIFF:ERENCES OF.10BJECIIONS

CORFiEC1ED WILL BE DEEMED YOUR AGF_EEMENT THAI THIS S_AIEMENT iS COF_REC I AND RAi IFIED.

BF _a_r, ;O_4 b_x fIF:: ()}_D'; _ i8 [:c._f To [F:_ K_S-',tD COND_ t;_,,S fN h_,/-[ ;._ S_DF (" 5b_ D : :U' 7, :-'.;',_ X" srt : _ 'i _>: :;)
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STATBMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WBALTH. MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/22/8

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC DEBIT

.300 US 273, 530.00
1.609 273, 530.00*

17 PUT AUG 10 NATURAL GAS 6000 C
17» OPTION MARKET VALUE

270, 470. 00- SIM EXPIRE 7/27/10
AVBRAGE SHORT: .300

LAST TRADE DATE: 7/27/10

CRBDIT

10/07/8

9/04/8
9/05/8

18 PUT OCT 10 NATURAL GAS 6000 C
18* OPTION MARKBT VALUE

257, 040. 00- SIM EXPIRE 9/27/10
AVBRAGB SHORT: .200

LAST TRADE DATE: 9/27/10

5 PUT JUL 10 NATURAL GAS 6500 C
6 PUT JUL 10 NATURAL GAS 6500 C

11* OPTION MARKBT VALUE
237, 490.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .150

.200 US 284, 220. 00
1.579 284, 220. 00*

.150 US 107,950.00

.150 US 129, 540. 00
2.159 237, 490.00*

9/04/8
9/05/8

LAST TRADE DATE: 6/25/10

6 PUT AUG 10 NATURAL GAS 6500 C
5 PUT AUG 10 NATURAL GAS 6500 C

11* OPTION MARKET VALUE
230, 010.00- SIM EXPZRB 7/27/10

AVBRAGE SHORT: .150

LAST TRADE DATE: 7/27/10

.150 US.150 US
2.097

125, 820. 00
104, 850.00
230, 670.00*

9/29/8

8/01/8
8/11/8

17 PUT OCT 10 NATURAL GAS 6500 C
17* OPTION MARKET VALUE

327, 760.00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .300

LAST TRADE DATE: 9/27/10

5 PUT JUL 10 NATURAL GAS 7 0 00 C
6 PUT '. JUL 10 NATURAL GAS 7000 C

11» OPTION MARKET VALUE
292, 490.00- SIM BXPZRE 6/25/10

AVERAGB SHORT: .302

LAST TRADE DATE: 6/25/10

.300 US 343, 400. 00
2.020 343, 400. 00»

.270 US 132,950.00

.330 US 159,540. 00
2.659 292, 490.00»

8/01/8
8/20/8

6 PUT AUG 10 NATURAL GAS 7000 C
5 PUT AUG 10 NATURAL GAS 7000 C

11* OPTION MARKBT VALUE
285, 010.00- SIM EXPZRB 7/27/10

AVERAGE SHORT: .311

LAST TRADB DATE: 7/27/10

.280 US

.350 US
2.592

155,520. 00
129,600. 00
285, 120.00»

8/29/8 12 PUT SBP 10 NATURAL GAS 7000 C US 306, 480. 00
12* OPTION MARKBT VALUE 306, 480. 00»

304, 320.00- SZM EXPIRB 8/26/10
ADM INVESTOR SHPAfXkES, NNkTB wholly o4STBd subsidiary of the Archer Daniels Midland ComPany.

"LEASE '1 I'Qfrn ANY DIF"ERENC S QR QBA'=C'gQ~gg" ~g+~Y Yogrggj' )Rt TO Iv('IEDIATELY EXERCISE QUR RIGHT I'O HAY' DII-AERENCES OR QILIECIIQNS
c()'IRI=GII=L) wILL 8= L)tt ic) YOUR A(". IEEI~ 'H~sitii+Er(EN f i+En (to I AND I:.AIIFIEL)

ADM

ADM INVESTOR SERVICES, INC.

Chicago Boa rd of l'rade Build in g

141 W. Jacl,,son BIv(]. • Suite ]60()A

C hic,_?o, llhnios 60604-3190

MONTIdL¥ COMMODITY STATEMENT
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

10/22/8 17 PUT AUG 10 NATURAL GAS 6000

17- OPTION MARKET VALUE

270,470.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 7/27/10

10/07/8 18 PUT OCT I0 NATURAL GAS 6000

18" OPTION MARKET VALUE

257,040.00- SIM EXPIRE 9/27/10

AVERAGE SHORT: .200

LAST TRADE DATE: 9/27/10

9/04/8 5 PUT JUL i0 NATURAL GAS 6500

9/05/8 6 PUT JUL i0 NATURAL GAS 6500

ii* OPTION MARKET VALUE

237,490.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .150

LAST TRADE DATEs 6/25/10

9/04/8 6 PUT AUG i0 NATURAL GAS 6500

9/05/8 5 PUT AUG I0 NATURAL GAS 6500

ii* OPTION MARKET VALUE

230,010.00- SIM EXPIRE 7/27/10

AVERAGE SHORTs .150

LAST TRADE DATE: 7/27/10

9/29/8 17 PUT OCT i0 NATURAL GAS 6500

17- OPTION MARKET VALUE

327,760.00- SIM EXPIRE 9/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 9/27/10

8/01/8 5 PUT JUL i0 NATURAL GAS 7000

8/11/8 6 PUT JUL I0 NATURAL GAS 7000

ii* OPTION MARKET VALUE

292,490.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .302

LAST TRADE DATE: 6/25/10

8/01/8 6 PUT AUG I0 NATURAL GAS 7000

8/20/8 5 PUT AUG I0 NATURAL GAS 7000

II* OPTION MARKET VALUE

285,010.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .311

LAST TRADE DATE: 7/27/10

8/29/8 12 PUT SEP I0 NATURAL GAS 7000

12" OPTION MARKET VALUE

304,320.00- SIM EXPIRE 8/26/10

EX PRICE/LEGND CC DEBIT

C .300 US 273,530.00

1.609 273,530.00*

C .200 US 284,220.00

1.579 284,220.00*

C .150 US 107,950.00

C .150 US 129,540.00

2.159 237,490.00*

C .150 US 125,820.00

C .150 US 104,850.00

2.097 230,670.00*

C .300 US 343,400.00

2.020 343,400.00*

C .270 US 132,950.00

C .330 US 159,540.00

2.659 292,490.00*

C .280 US 155,520.00

C .350 US 129,600.00

2.592 285,120.00-

C .400 US 306,480.00

2.554 306,480.00*

CREDIT

ADM INVESTOR Slgll_l_llllt_l_,_ll_ll_Ta wholly e_l_d subsidiary of the Archer Danieis Midland Company.

PLEASE REPOR I ANY DIFFERENCES OR OBJ_I_,ED.4A_Y YO_F,-I..F,,.AJk_...'_E TO IMMEDIATELY EXERCISE YOUR RIGHt 1"O HAVE DIFFERENCES OR OBJECTIONS
C(:)F{I:_I- C 1 EL') W]t.L BE DEEME.[3 YOUR A('IF:IEEt, vfET_ [ I_I'..A_SMo_/_,'Ip_MENI_ _)_:IF:{CIAI'qD RAiIFIED,

_i T;q', _o1! 1,i_ _rcol D% _:L_13_:cl io 1i R,.*,; _P4DCON[J IONS O#. _'_V!:.R:_FSlhr "_ :;[ SYM['.". _ 2['_ [ )_, ¢1_. r hr {[y_si :r)
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY: RSC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB

10/20/8

LONG/BUY SHRT/SELL DBSCRIPTION EX PRICE/LEQND CC

18
18*

.965 US

.003
CALL SEP 10 NATURAL GAS 8500 C

OPTION MARKET VALUB
EXPIRB 8/26/10

AVERAGB LONG: .965

LAST TRADE DATE: 8/26/10

DEBIT CREDIT

540. 00
540. 00»

11/04/9

10/22/8

9/29/8

12/01/9

8/20/8

2
2*

17
17*

17
17*

28
28*

5
5»

CALL NOV 10 NATURAL QAS 8850 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGB LONG: .330

LAST TRADE DATE: 10/26/10

CALL AUG 10 NATURAL QAS 8900 C
OPTION MARKBT VALUE

EXPIRE 7/27/10
AVERAGB LONG: .770

LAST TRADE DATE: 7/27/10

CALL OCT 10 NATURAL GAS 9000 C
OPTION MARKBT VALUB

EXPIRE 9/27/10
AVERAGB LONG: 1.040

LAST TRADE DATB: 9/27/10

CALL DEC 10 NATURAL GAS 9000 C
OPTION MARKET VALUE

BXPIRE 11/23/10
AVERAGE LONG: .360

LAST TRADE DATE: 11/23/10

CALL AUG 10 NATURAL GAS 9100 C
OPTION MARKBT VALUE

BXPIRE 7/27/10
AVERAGE LONG: 1.070

.330 US.020

.770 US

.001

1.040 US
.009

.360 US

.020

1.070 US
.001

400. 00
400. 00»

170.00
170.00*

1,530.00
1,530.00*

5, 600. 00
5, 600. 00»

50.00
50.00*

8/29/8 12
12»

LAST TRADE DATE: 7/27/10

CALL SEP 10 NATURAL GAS 9300 C
OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE LONG: 1.115

1.115 US
.001

120.00
120.00*

10/14/8 16
16*

LAST TRADE DATB: 8/26/10

CALL JUL 10 NATURAL GAS 9400 C
OPTION MARKET VALUB

EXPIRE 6/25/10
AVERAGE LONG: .565

.565 US

.001
160.00
160 00»

LAST TRADE DATE: 6/25/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

I'LEASE i)El'OR'I A IY DIF.=ERENCES Ofl OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFEEF1ENCES OF» OBJEC FIONS

COiIRE ', FED WILL BE DEE''ED YOUR AG'IEEMEN I' THA", THIS SI'AFEMEN I IS CORNED I AND RA) IHL'D.

~ r» li .''. " I 7 ii )i ". :-' - i) ' "P r'l & 10&»!'h i'i ' '1 1)AE .'1 I)i

ADM

AI)M INVESTOR SERVICES, INC.

(hicago Boa rd oi: l=rade Build ing

141 _,'_,JacKson Blvd. * Suit,.! I(_00A

Chi,.',t_, Illinios 6(!604-3190

MCNTHLY COMMODITY STATEMENT
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

10/20/8 18 CALL SEP i0 NATURAL GAS 8500 C .965 US

18" OPTION MARKET VALUE .003

EXPIRE 8/26/10

AVERAGE LONG: .965

LAST TRADE DATE: 8/26/10

11/04/9 2 CALL NOV I0 NATURAL GAS 8850 C .330 US

2* OPTION MARKET VALUE .020

EXPIRE 10/26/10

AVERAGE LONG: .330

LAST TRADE DATE: 10/26/10

10/22/8 17 CALL AUG I0 NATURAL GAS 8900 C .770 US

17- OPTION MARKET VALUE .001

EXPIRE 7/27/10

AVERAGE LONG: .770

LAST TRADE DATE: 7/27/10

9/29/8 17 CALL OCT i0 NATURAL GAS 9000 C 1.040 US

17" OPTION MARKET VALUE .009

EXPIRE 9/27/10

AVERAGE LONG: 1.040

LAST TRADE DATE: 9/27/10

12/01/9 28 CALL DEC I0 NATURAL GAS 9000 C .360 US

28* OPTION MARKET VALUE .020

EXPIRE 11/23/10

AVERAGE LONG: .360

LAST TRADE DATE: 11/23/10

8/20/8 5 CALL AUG 10 NATURAL GAS 9100 C 1.070 US

5* OPTION MARKET VALUE .001

EXPIRE 7/27/10

AVERAGE LONG: 1.070

LAST TRADE DATE: 7/27/10

8/29/8 12 CALL SEP I0 NATURAL GAS 9300 C 1.115 US

12" OPTION MARKET VALUE .001

EXPIRE 8/26/10

AVERAGE LONG: 1.115

LAST TRADE DATE: 8/26/10

10/14/8 16 CALL JUL i0 NATURAL GAS 9400 C .565 US

16" OPTION MARKET VALUE .001

EXPIRE 6/25/10

AVERAGE LONG: .565

LAST TRADE DATE: 6/25/10

DEBIT CREDIT

540.00

540.00*

400.00
400.00*

170.00

170.00"

1,530.00

1,530.00"

5,600.00

5,600.00*

50.00

50.00*

120.00

120.00"

160.00

160.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE R,EPOF_I ANY DIFFERENCES OR OBJEC'TIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFER, ENCES OR OBJEC[IONS

CORRECIED WiLL BE DEEMED YOL.IR AGF_,EEMENr IHA] THIS SIArEMEN[ IS COF:iRECI AND RA'IIFIED.

n_:f;dr_ : oi4 r,',:. _',!CORD' SUB JE'.'.lro T_RMS ANDCONOi! IO_S ON REVERSESiDE CODED SYMBOLS;_i_EbXi>L/_I_E.'_ON RE','I i_!;E SiD_
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
f704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC DEBIT CREDIT

9/04/8
9/05/8

5
6

11*

CALL JUL 10 NATURAL QAS 9500 C
CALL JUL 10 NATURAL GAS 9500 C

OPTION MARKBT VALUB
EXPIRE 6/25/10.657AVERAGE LONG

.660 US.655 US.001

50.00
60.00

110.00*

8/11/8

8/01/8

8/01/8

6
6*

5
5*

6
6*

LAST TRADE DATE: 6/25/10

CALL JUL 10 NATURAL GAS 9650 C
OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGE LONG: .855

LAST TRADB DATB: 6/25/10

CALL JUL 10 NATURAL GAS 9 800 C
OPTION MARKBT VALUB

EXPIRB 6/25/10
AVERAGE LONG: .990

LAST TRADE DATE: 6/25/10

CALL AUG 10 NATURAL GAS 9900 C
OPTION MARKET VALUE

BXPZRE 7/27/10
AVERAGE LONG: 1.081

.855 US

.001

.990 US.001

1.081 US.001

60. 00
60.00"

50.00
50.00'

60. 00
60.00*

9/05/8

9/04/8

10/07/8

5
5*

6
6*

18
18+

LAST TRADE DATE: 7/27/10

CALL AUG 10 NATURAL GAS 9950 C
OPTION MARKBT VALUB

EXPIRE 7/27/10
AVERAGE LONG: .650

LAST TRADE DATE: 7/27/10

CALL AUG 10 NATURAL QAS 10000 C
OPTION MARKET VALUE

BXPZRE 7/27/10
AVERAGE LONG: .660

LAST TRADB DATE: 7/27/10

CALL OCT 10 NATURAL GAS 10000 C
OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGB LONG: .700

.650 US

.001

.660 US

.001

.700 US

.004

50. 00
50 00*

60. 00
60.00*

720. 00
720. 00~

10/20/8 26
26*

LAST TRADB DATE: 9/27/10

CALL OCT 10 NATURAL GAS 11500 C
OPTION MARKET VALUE

EXPIRE 9/27/10
AVBRAGE LONG: .510

.510 US

.001
260. 00
260. 00~

LAST TRADE DATE: 9/27/10
ADM INVESTOR SERVICES„INC. a wholly owned subsidiary of the Archer Danie's Midland Company.

"&LEASE if I'Ok i i &ANY Dll--E 1LNC=S f~ QBJEC110 1 IMMEDIA"' ,
EL'~ YODR vAIL J'IE 10 IM'itEDfA' ELY EXERCISE '«OLIR RiCH f 10 HAVE I' ll ER .I" ': OH ' 51EC I IONS

Cf')Ilf'IECI LD WiLL BE DEEllED YOJf1 AGIIEEf&IENI I HA 1'HIS SIATEMEN f IS CQI1RI=C I AND RAI Il-IED

ADM

ADM INVESTOR SERVICES, INC.

Chicago board of Trade Build ing

141 W. Jack,,or, Blvd. • Sui b,, I (_00A

_,[[_i,:ag_, lllinio_ 6(/604-3190

MONTHLY COMMODITY STA- EMENT
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

9/04/8 5 CALL JUL i0 NATURAL GAS 9500

9/05/8 6 CALL JLrL i0 NATURAL GAS 9500

ii* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .657

LAST TRADE DATE: 6/25/10

8/11/8 6 CALL JUL i0 NATURAL GAS 9650

6* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .855

LAST TRADE DATE: 6/25/10

8/01/8 5 CALL JUL I0 NATURAL GAS 9800

5* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .990

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG i0 NATURAL GAS 9900

6* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: 1.081

LAST TRADE DATE: 7/27/10

9/05/8 5 CALL AUG i0 NATURAL GAS 9950

5* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: .650

LAST TRADE DATE: 7/27/10

9/04/8 6 CALL AUG I0 NATURAL GAS I0000

6* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 7/27/10

10/07/8 18 CALL OCT i0 NATURAL GAS i0000

18- OPTION MARKET VALUE

EXPIRE 9/27/10

AVERAGE LONG: .700

LAST TRADE DATE: 9/27/10

10/20/8 26 CALL OCT i0 NATURAL GAS 11500

26* OPTION MARKET VALUE

EXPIRE 9/27/10

AVERAGE LONG: .510

LAST TRADE DATE: 9/27/10

EX

C

C

PRICE/LEGND CC DEBIT CREDIT

.660 US 50.00

.655 US 60.00

.001 II0.00"

C .855 US 60.00

.001 60.00*

C .990 US 50.00

.001 50.00*

C 1.081 US 60.00

.001 60.00*

C .650 US 50.00

.001 50.00*

C .660 US 60.00

.001 60.00*

C .700 US 720.00

.004 720.00*

C .510 US 260.00

.001 260.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danieis Midland Company.
PLEASE [:_EF_ORi ANY DIFFE:_ENCES O[:_ OBJECTIONS IMMEDIAIELY YOUq FAILURE ]O IMMEDIATELY EXERCISE YOUR RICH[ 10 HAVE D_F_ER_NCES ©R O_JEC[IONS

CO_:_RECIED WiLL BE DEEMED YOdR AG!:{EEMEN 1 THAT THIS SD\TEMEN f IS CORRECT AND RA1 IFIED.

RETAft.,iOR IAX _,ICORDS SLJSJECI [O TFRMS A_D COND![ ONS Oi'_REVERSE SIDE CODED _.YMI_O[L_;_R_iXP _.f,I_ [:) O_ ['_ V_ 4_;_:',_[D:



ADM

ADM I )if VES1'OR SI)I&VICES, IN(lC.

C. ll I ( (1g ( ) l f ( ) cl I'i I ()i I I' n ("(' l f i: I l (I I 1 1 '"

t-ll (), , [n(limni)1) l)l((f. ~ !)Uff( If)(ftfA

( hi(. i1'.', i), ll lill l()s fifff){ft-,i toil

fIONTHI Y COMMODiTY 5 rATI. MFNr

PAGB

STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY: RBC WBALTH. MANAGEMBNT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATBMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

11/03/8

LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC

30
30*

.480 US.001
CALL NOV 10 NATURAL GAS 12250 C

OPTION MARKET VALUE
EXPIRE 10/26/10

AVERAGE LONG: .480

LAST TRADB DATE: 10/26/10

DEBIT CRBDIT

300.00
300.00»

9/05/8

10/14/8

11
11*

CALL SEP 10 NATURAL GAS 12800 C
OPTION MARKBT VALUB

EXPIRE 8/26/10
AVERAGE LONG: .340

LAST TRADE DATE: 8/26/10

16 CALL iTUL 10 NATURAL GAS 13000 C
16* OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGE SHORT: .100

.340 US

.001

.100 US.001
160.00
160.00»

110.00
110.00*

10/20/8

LAST TRADB DATE: 6/25/10

18 CALL SEP 10 NATURAL GAS 13950 C
18* OPTION MARKET VALUE

EXPIRB 8/26/10
AVERAGE SHORT: .200

.200 US

.001
180.00
180.00»

10/22/8

LAST TRADE DATE: 8/26/10

17 CALL AUG 10 NATURAL GAS 14000 C
17* OPTION MARKET VALUE

EXPIRE 7/27/10
AVERAGE SHORT: .170

.170 US

.001
170.00
170.00»

8/20/8

8/01/8

8/01/8

LAST TRADE DATE: 7/27/10

5 CALL AUG 10 NATURAL GAS 14800 C
5» OPTION MARKBT VALUE

EXPZRB 7/27/10
AVERAGE SHORT: .200

LAST TRADE DATE: 7/27/10

5 CALL JUL 10 NATURAL GAS 15000 C
5» OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGE SHORT: .200

LAST TRADE DATE: 6/25/10

6 CALL AUG 10 NATURAL GAS 15000 C
6* OPTION MARKBT VALUE

BXPIRE 7/27/10
AVERAGE SHORT: .250

LAST TRADB DATE: 7/27/10

.200 US

.001

.200 US.001

.250 US

.001

50.00
50.00*

50. 00
50, 00*

60.00
60.00*

ADM INVESTOR SERVICES„INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

RLf=ASE R I'OR I ANY Dli--ERFNCES CI1 OBJECIIONS IM,",IEDIATELY, YOUR 'AILURE IO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF»EREN ES OR OSJECflQNS
CO'If(E('; I ED wiLL 8 DE' "LD YOUTI AGlIEEMENI, HAl THIS STATEMFNT IS CORI1ECT AND RAI IF)ED.

ADM

ADM INVESTOR. SERVICES, INC.

C'hi,.:ago 13,>ard of lrad,e l_,..nlding

141 W, lack-on Bl\d.- Suite I{ff)()A

C I"uca ?;o, l lli n io% 60604-3190

MONTHLY COMMODITY ,_ FAT,li!M ENI"
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

11/03/8 30 CALL NOV I0 NATURAL GAS 12250 C .480 US 300.00

30* OPTION MARKET VALUE .001 300.00*

EXPIRE 10/26/10

AVERAGE LONG: .480

LAST TRADE DATE: 10/26/10

9/05/8 ii CALL SEP i0 NATURAL GAS 12800 C .340 US 110.00

ii* OPTION MARKET VALUE .001 ii0.00"

EXPIRE 8/26/10

AVERAGE LONG: .340

LAST TRADE DATE: 8/26/10

10/14/8 16 CALL JUL I0 NATURAL GAS 13000 C .i00 US 160.00

16" OPTION MARKET VALUE .001 160.00"

EXPIRE 6/25/10

AVERAGE SHORT: .I00

LAST TRADE DATE: 6/25/10

10/20/8 18 CALL SEP i0 NATURAL GAS 13950 C .200 US 180.00

18" OPTION MARKET VALUE .001 180.00"

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

10/22/8 17 CALL AUG i0 NATURAL GAS 14000 C .170 US 170.00

17" OPTION MARKET VALUE .001 170.00"

EXPIRE 7/27/10

AVERAGE SHORT: .170

LAST TRADE DATE: 7/27/10

8/20/8 5 CALL AUG i0 NATURAL GAS 14800 C .200 US 50.00

5* OPTION MARKET VALUE .001 50.00*

EXPIRE 7/27/10

AVERAGE SHORT: .200

LAST TRADE DATE: 7/27/10

8/01/8 5 CALL JUL I0 NATURAL GAS 15000 C .200 US 50.00

5* OPTION MARKET VALUE .001 50.00*

EXPIRE 6/25/10

AVERAGE SHORT: .200

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG i0 NATURAL GAS 15000 C .250 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 7/27/10

AVERAGE SHORT: .250

LAST TRADE DATE: 7/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPOHI ANY DIFgERENCES OF{ OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES Of:{ OBJECI"IONS

C.O_:{RECTED WILL BE DEEMED YC)UR AGREEMENT T HAl" THIS STAIEMENT IS GOF:IF:_ECT AND RATIFIED,
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

9/29/8
10/20/8

17 CALL OCT 10 NATURAL GAS 15000 C
26 CALL OCT 10 NATURAL GAS 15000 C
43* OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGE SHORT: .211

.230 US

.200 US.001

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

170.00
260. 00
430.00"

CREDIT

8/29/8

11/03/8

LAST TRADE DATE: 9/27/10

12 CALL SEP 10 NATURAL GAS 16000 C
12* OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

30 CALL NOV 10 NATURAL GAS 16000 C
30* OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE SHORT: .170

LAST TRADE DATE: 10/26/10

.200 US

.001

.170 US.001

120.00
120.00*

300.00
300.00*

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET FUTURES P&L
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

*** SEG USD *««
3, 812, 696.50

983, 572. 50-
2, 829, 124.00

688, 546. 00-
27, 139.50-

2, 051,031.00-

778, 093.00
778, 093.00

«** CURRENT MONTH «** ***YEAR-TO-DATE «««

FUTURES P&L
OPTION PREMIUM

US
US

688, 546. 00-
27, 139.50-

2, 902, 591.00-
609, 239.50-

ADM INVESTOR SERVICES, lNC. a wholly owned subsidiary of the Archer Daniels Midland Company.
I'LEA E IREROR I AVY Dll I ERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RICiHT TO HAVE DIFFER' NCES OR OBJEC I IONS
CorIrIEC1ED WILL BE Dl Erii" ED YOUR AorIEEMEN T THAT THIS STATEMEN I IS COF1RFCT AND RATII'I"'D.

SJB Eo' rOT~AOG RND 0 iDinol'SON REVEP. F S OF

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 _.Y. ),_c:k>,on Blvd. • Suite I_)()()A

Chic,t!_o, l]lini_>s 60604-3100

MONTHLY COMMODITY STATEMENT
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STATEMENT DATE: MAY 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN _ER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

9/29/8
10/20/8

LONG/BUY SHRT/SELL DESCRIPTION

8/29/8

1110318

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

Ii. CONVERTED ACCT VALUE US

17 CALL OCT I0 NATURAL GAS 15000

26 CALL OCT i0 NATURAL GAS 15000

43* OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGE SHORT: .211

EX PRICE/LEGND CC DEBIT CREDIT

LAST TRADE DATE: 9/27/10

C .230 US 170.00

C .200 US 260.00

.001 430.00*

12

12"

CALL SEP i0 NATURAL GAS 16000

OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

C .200 US 120.00

.001 120.00"

30

30*
CALL NOV i0 NATURAL GAS 16000

OPTION MARKET VALUE

EXPIRE 10/26/10

AVERAGE SHORT: .170

LAST TRADE DATE: 10/26/10

C .170 US 300.00

.001 300.00*

*** SEG USD ***

3,812,696.50

983,572.50-

2,829,124.00

688,546.00-

27,139.50-

2,051,031.00-

778,093.00

778,093.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 688,546.00- 2,902,591.00-

OPTION PREMIUM US 27,139.50- 609,239.50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danie!s Midland Company.
PLEASE REP©RT ANY DIFPEF_ENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECIIONS

COFIRECTED WILL BE DEEMED YOUR AGREEMEN1 THAT THIS STATEMEN [tS COF_REC'f AND RATIFIED,
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South Carolina
Report as of 5/28/2010 Close

Period

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions —Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/June-2010 Review
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030
$3,599,735

$541,070
$19,194,935
$1,599,960

$20,794,895

Realized Value

$2,424, 270
$400,810
$795,290

$4,925,500
($1,385,730)

$1,159,981
($6,147,835)

($12,587,530)
($1,283,900)

($11,699,144)
($2,051 031)

($13,750, 175)

Net Value Realized
Gain or Loss

$1,474,820
($664,830)

($56,390)
$2,461,810

($4,754,950)
($1,748,439)
($9,593,865)

($16,187,265)
($1,824,970)

($30,894,079)
($3,650,991)

($34,545,070)

South Carolina

Report as of 5/28/2010 Close

Period

Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review
Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/April-2010 Review
Closed Positions - May-2010/June-2010 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds Realized Value

Nat Value Realized

Gain or (Loss)
$1,474,820$949,450 $2,424,270

$1,065,640 $400,810 ($664,830)
$851,680 $795,290 ($56,390)

$2,463,690 $4,925,50C $2,461,810
$3,369,220 ($1,385,730 ($4,754,950)
$2,908,420 $1,159,981
$3,446,030
$3,599,735

$541,070
$19,194,935

$1,599,960

($6,147,835
($12,587,530

($1,283,900
($11,699,144

($2,051,031
($13,750,175$20,794,895

($1,748,439)
($9,593,865)

($16,187,265)
($1,824,970)

($30,894,079)
($3,650,991)

($34,545,070)i
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0 n Positions - South Carolina

Period Tool

Re rt as of 5/28/2010 Close

Counter
T d D te p h d p

Strike/Fixed Purchase Purchase
MMBtus

party
M

Price Price Cost/Proceeds
Trade Date Purchased Pe

Month

Trade I
Expiration

Date

NYMEX

Market
Price

Net Value vs.
Market Value Current Market

Value
Jul-10 Call

Jul-10 Put

Jul-10 Cali Sold
Jul-10 Call

Jul-10 Put

Jul-10 Call

Jul-10 Pul

Jul-10 Call

Jul-10 Put

Jul-10 Cali
Jul-10 Call (Sold)

Aug-10 Call

Aug-10 Put

Au -10 Call Sold
Aug-10 Call

Aug-10 Pul

Au -10 Call Sold
Aug-10 Call

Au -10 Put

Aug-10 Call

Au -10 Pul

Aug-10 Cail

Aug-10 Put
Aug-10 Call (Sold)

Sep-10 Call

Sep-10 Put

Se -10 Call Sold
Se -10 Call

Sep-10 Call

Sep-10 Put
Sep-10 Call (Sold)

Ocl-10 Call

Oci-10 Put

Ocl-10 Call Sold
Ocl-10 Call

Ocl-10 Put

Ocl-10 Call
Ocl-10 Call (Sold)

Nov-10 Call

Nov-10 Call Sold

Nov-10 Call

Nov-10 Call
Nov-10 Call

Dec-10 Call

Dec-10 Call
Dec-10 Call

Jan-11 Call

Jan-11 Call
Jan-11 Call

Feb-11 Call

Feb-11 Call
Feb-11 Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

8/1/2008
8/1/2008

8/1/2008
8/11/2008
8/11/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008
10/14/2008
10/14/2008

8/1/2008

8/1/2008
8/1/2008

8/20/2008

8/20/2008

8/20/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008

10/22/2008

10/22/2008
10/22/2008

8/29/2008

8/29/2008

8/29/2008

9/5/2008
10/20/2008
10/20/2008
1 0/20/2008

9/29/2008

9/29/2008
9/29/2008

10/7/2008

10/7/2008

10/20/2008
10/20/2008

11/3/2008
11/3/2008

1 1/4/2009

3/17/2010
3/31/2010

1 2/1/2009

3/10/2010
3/30/2010

1/28/2010

2/24/2010
3/24/2010

1/29/2010

2/23/2010
3/24/2010

50,000
50,000
50,000
60,000
60,000
50,000
50,000
60,000
60,000

160,000
160,000

60,000
60,000
60,000
50,000
50,000
50 000
60,000
60,000
50,000
50,000

170,000
1 70,000
170,000

120,000
120,000
120,000
110,000
180,000
180,000
180,000

170,000
170,000
170,000
180,000
180,000
260,000
260,000

300,000
300,000

20,000
100,000
110,000

280,000
130,000
140,000

150,000
150,000
160,000

120,000
120,000
110,000

$9.80
$7.00

$15.00
$9.65
$7.00
$9.50
$6.50
$9.50
$6.50
$9.40

$13.00

$9.90
$7.00

$15.00
$9,10
$7.00

$14.80
$10.00
$6.50
$9.95
$6.50
$8.90
$6.00

$14.00

$9.30
$7.00

$16.00
$12.80
$8.50
$5.60

$13.95

$9.00
$6.50

$15.00
$10.00
$6.00

$11.50
$15.00

$12.25
$16.00
$8.85
$6.75
$6.40

$9.00
$7.15
$6.20

$9.20
$7.65
$6.60

$9.35
$7.75
$6.85

$0.99
($0.27)
$0.20
$0.86

$0.33
$0.66

$0.15
$0.66

$0.15
$0.57

($0.10)

$1.08
($0.28)
$0.25
$1.07

($0.35)
$0.20
$0.66

$0.15
$0.65

$0.15
$0.77

($0.30)
($0.17)

$1.12

($0.40)
$0.20
$0.34
$0.97

($0.30)
($0.20)

$1.04
($0.30)
$0.23
$0.70

$0.20
$0.51

($0.20)

$0.48
$0.17
$0.33
$0.21
$0.19

$0.36
$0.22
$0.31

$0.26
$0.37
$0.33
$0.26
$0.37
$0.31

$49,500
($13,500)
$10,000
$51,300

$19,800
$33,000
$7,500
$39,300
$9,000
$90,400

($16,000)

$64,860
($16,800)
$15,000
$53,500

($17,500)
$10,000
$39,600
$9,000
$32,500
$7,500

$130,900
($51,000)
($28,900)

$133,800
($48,000)
$24,000
$37,400

$173,700
($54,000)
($36,000)

$176,800
($51,000)
$39,100
$126,000
$36,000
$132,600
($52,000)

$144,000
$51,000

$6,600
$20,700
$20,350

$100,800
$28,600
$42,700

$39,000
$54,750
$53,120

$31,680
$43,800
$34, 100

6/25/2010

6/25/201 0
6/25/2010
6/25/2010

6/25/2010

6/25/2010

6/25/2010

6/25/2010
6/25/2010

6/25/201 0
6/25/2010

7/27/2010
7/27/201 0
7/27/2010

7/27/2010

7I27I201 0
7/27/2010

7/27/2010

7I27/201 0
7/27/2010

7/27/2010

7/27/2010

7/27/201 0
7/27/2010

8/26/2010

8/26/2010

8/26/2010
8/26/2010

8/26/2010
8/26/2010
8/26/2010

9/27/2010
9/27/2010

9/27/2010
9/27/201 0
9/27/2010

9/27/2010
9/27/2010

10/26/2010

10/26/2010

10/26/2010

10/26/2010 E
10/26/2010 E

11/23/2010
11/23/2010 E
11/23/2010 E

12/27/2010 E

12/27/2010 E
12/27/2010 E

01/26/2011 E
01/26/2011 E
01/26/2011 E

$0.001
($2.659)
$0.001
$0.001

$2.659
$0.001

$2.159
$0.001

$2.159
$0.001

($0.001)
$0.001

($2.592)
$0.001
$0.001

($2.592)
$0.001
$0.001

$2.097
$0.001

$2.097
$0.001

($1.609)
($0.001)

$0.001
($2.554)
$0.001
$0.001
$0.003

($1.257)
($0.001)

$0.009
($2.020)
$0.001
$0.004

$1.579
$0.001

($0.001)

$0.001
$0.001
$0.020
$0.123
$0.167

$0.020
$0.112
$0.264

$0.040
$0.126
$0.277

$0.049
$0.140
$0.259

$50
($132,950)

$50
$60

$159,540
$50

$107,950
$60

$129,540
$160

($160)
$60

($155,520)
$60
$50

($129,600)
$50
$60

$125,820
$50

$104,850
$170

($273,530)
($170)

$120
($306,480)

$120
$110
$540

($226,260)
($180)

$1,530
($343,400)

$170
$720

$284,220
$260

($260)

$300
$300
$400

$12,260
$18,315

$5,600
$14,612
$37,002

$6,060
$18,825
$44,352

$5,880
$16,752
$28,490

($49,450)
($119,450)

$9,950
($51,240)
$139,740
($32,950)
$100,450
($39,240)
$120,540
($90,240)

$15,840

($64,800)
($138,720)

$14,940
($53,450)

($112,100)
$9,950

($39,540)
$116,820
($32,450)
$97,350

($130,730)
($222,530)

$28,730

($133,680)
($258,480)

$23,880
$37,290

($173,160)
($172,260)

$35,820

($175,270)
($292,400)

$38,930
($125,280)
$248,220

($132,340)
$51,740

($143,700)
$50,700
$6,200
$8,440

($2,035)

$95,200
$13,988
($5,698)

$32,940
$35,925
($8,768)

$25,800
$27,048
($5,610)

Mar-11 Call

Mar-11 Call
Mar-11 Call

Apr-11 Call

May-11 Call

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

3/2/2010

3/15/2010
5/24/201 0
3/31/2010
4/30/2010

180,000
100,000
90,000

260,000
170,000

$8.50
$7.00
$6.50
$6.20
$6.10

$0.23
$0.33
$0.30
$0.30
$0.34

$41,400
$33,000
$27,000
$78,000
$57,800

02/23/2011 E
02/23/2011 E
02/23/2011 E

03/28/2011 E
04/26/2011 E

$0.098
$0.252
$0.345
$0.314
$0.363

$17,604
$25,230
$31,032
$81,692
$61,693

$23,796
$7,770
$4,032
$3,692
$3,893

SUMMARY: 7,260,00 1,599,96 ($2,051,031 ($3,650,991

Reviewed by: MLS 6/1/2010

I PeMod
i Counter MMBtua |

Tool party Trade Date Purchased Pet 1Month /

Open Positions - South Carolina Net Value vs.
Report as of 5/2812010 Close

'-°'1 iPrice Price Colt/Proceeds Expiration Market Market Value Current MarketDate Price Ve ue
Jul-10 Call NYMEX 81112008 50,000 $9.80

Jul-10 Put NYMEX 81112008 50,000 $7.00

Jul-10 Call (Sold) NYMEX 81112008 50,000 $15.00

Jul-10 Call NYMEX 811112008 60,000 $9.65

Jul-10 Put NYMEX 8/11/2008 60,000 $7.00

Jul-10 Call NYMEX 91412008 50,000 $9.50

Jul-10 Put NYMEX 91412008 60,000 $6.50

Jul-10 Call NYMEX 91512008 60,000 $9.50

Jul-10 Put NYMEX 91512008 60,000 $6.50

Jul-10 Call NYMEX 1011412008 160,000 $9.40

Jul-10 Call (Sold) NYMEX 1011412008 160,000 $13.00

$0.99 $49,500 612512010 $0.001 $50 ($49,450)

($0.27) ($13,500) 612512010 ($2.659) ($132,950) ($119,450)

($0.20) ($10,000) 6/25/2010 ($0.001) ($50) $9,950

$0.86 $51,300 6/25/2010 $0.001 $60 ($51,240)

($0.33) ($19,800) 612512010 ($2.659) ($159,540) ($139,740)

$0.66 $33,000 612512010 $0.001 $50 ($32,950)

($0.15) ($7,500 / 612512010 ($2.159) ($107,950 / ($100,450)

$0.66 $39,300 612612010 $0.001 $60 ($39,240)

($0.15) ($9,000) 612512010 ($2.159) ($129,5401 ($120,540)

$0.57 $90,400 612512010 $0.001 $180 ($90,240)
($0.10) ($16,000) 612512010 ($0.001) ($160) $15,840

Aug-10 Call NYMEX 8/1/2008 60,000 $9.90 $1.08 $64,860 7/2712010 $0.001 $60 ($64,800)

Aug-10 Put NYMEX 81112008 60,000 $7.00 ($0.28) ($16,800) 712712010 ($2.592) ($155,520) ($138,720)

Au_l-10 Call (Sold) NYMEX 81112008 60,000 $15.00 ($0.25) ($15,000) 7/27/2010 ($0.001) ($60) $14,940

Aug-10 Call NYMEX 8/20/2008 50,000 $9.10 $1.07 $53,500 712712010 $0.001 $50 ($53,450)

Aug-10 Put NYMEX 812012008 50,000 $7.00 ($0.35) ($17,500) 712712010 ($2.592) ($129,600) ($112,100)

Au_l-10 Call(Sold) NYMEX 812012008 50,000 $14.80 ($0.20) ($10,000) 712712010 ($0.001) /$50) $9,960

Aug-10 Call NYMEX 91412008 60,000 $10.00 $0.66 $39,600 712712010 $0.001 $60 ($39,540)

Aug-10 Put NYMEX 9/4/2008 60,000 $6.50 ($0.15) ($9,000) 712712010 ($2.097) ($125,820) {$116,820)

Aug-10 Call NYMEX 9/5/2008 50,000 $9.95 $0.65 $32,500 7/27/2010 $0.001 $50 ($32,450)

Au_l-10 Put NYMEX 91512008 50,000 $6.50 ($0.15 / ($7,500) 712712010 /$2.097) ($104,850) ($97,350)

Aug-10 Call NYMEX 1012212008 170,000 $8.90 $0.77 $130,900 7/27/2010 $0.001 $170 ($130330)

Aug-10 Put NYMEX 1012212008 170,000 $6.00 ($0.30) ($51,000) 7/27/2010 ($1.609) ($273,530) ($222,530)
Aug-10 Call (Sold) NYMEX 1012212008 170,000 $14.00 ($0.17) ($28,900) 7/2712010 ($0.001) ($170) $28,730

Sep-10 Call NYMEX 8/29/2008 120,000 $9.30 $1.12 $133,800 812612010 $0.001 $120 ($133,680)

Sep-10 Put NYMEX 812912008 120,000 $7.00 ($0.40) ($48,000) 812612010 ($2.554) ($306,480) ($258,480)

Sep-10 Call (Sold) NYMEX 812912008 120,000 $16.00 ($0.20) ($24,000) 812612010 ($0.001) ($120) $23,88n

Sep-10 Call NYMEX 91512008 110,000 $12.80 $0.34 $37,400 812612010 $0.001 $110 ($37,290)

Sep-lO Call NYMEX 10/20/2008 180,000 $8.50 $0.97 $173,700 8/26/2010 $0.003 $540 ($173,160)

Sep-10 Put NYMEX 1012012008 180,000 $5.60 ($0.30) ($54,000) 8/26/2010 ($1.257) ($228,260) ($172,260)
Sep-10 Call (Sold) NYMEX 10/20/2008 180,000 $13.95 ($0.20) ($36,000) 8/26/2010 ($0.001) ($180) $35,820

Oct-10 Call NYMEX 9/29/2008 170,000 $9.00 $1.04 $176,800 9/2712010 $0.009 $1,630 ($175,270)

Oct-10 Put NYMEX 912912008 170,000 $6.50 ($0.30) ($51,000) 912712010 ($2.020) ($343,400) ($292,400)

Oct-10 Call (Sold) NYMEX 912912008 170,000 $15.00 ($0.23) {$39,100) 912712010 ($0.001) ($170) $38,930

Oct-10 Call NYMEX 101712008 180,000 $10.00 $0.70 $126,000 912712010 $0.004 $720 ($125,280)

Oct-10 Put NYMEX 101712008 180,000 $6.00 ($0.20) ($36,000) 9/27/2010 ($I.579) ($284,220) ($248,220)

Oct-10 Call NYMEX 1012012008 260,000 $11.50 $0.51 $132,600 9/27/2010 $0.001 $260 ($132,340)

Oct-10 Call (Sold) NYMEX 1012012008 260,000 $15.00 ($0.20) ($52,000) 912712010 ($0.001) ($260) $51,740

Nov-10 Call NYMEX 111312008 300,000 $12.25 $0.48 $144,000 1012612010 $0.001 $300 ($143,700)

Nov-10 Call (Sold) NYMEX 111312008 300,000 $16.00 ($0.17) /$51,000) 1012612010 /$0.001 / ($300 / $50,700

Nov-10 Call NYMEX 111412009 20,000 $8.85 $0.33 $6,600 1012612010 $0.020 $400 ($6,200)

Nov-10 Call NYMEX 311712010 100,000 $6.75 $0.21 $20,700 1012612010 E $0.123 $12,260 ($8,440 I
Nov-10 Call NYMEX 3/31/2010 110,000 $6.40 $0.19 $20,350 10/26/2010 E $0.167 $18,315 ($2,036)

Dec-10 Call NYMEX 12/1/2009 280,000 $9.00 $0.36 $100,800 11/23/2010 $0.020 $5,600 ($95,200)

Dec-10 Call NYMEX 3/10/2010 130,000 $7.15 $0.22 $28,600 11/23/2010 E $0.112 $14,612 ($13,988)
Dec-10 Call NYMEX 3/3012010 140,000 $6.20 $0.31 $42,700 1112312010 E $0.264 $37,002 ($5,698)

Jan-11 Call NYMEX 1/28/2010 150,000 $9.20 $0.26 $39,000 12/27/2010 E $0.040 $6,060 ($32,940)

Jan-11 Call NYMEX 2/24/2010 150,000 $7.65 $0.37 $54,750 12/2712010 E $0.126 $18,826 ($35,925)
Jan-11 Call NYMEX 3/24/2010 160,000 $6.60 $0.33 $53,120 12/27/2010 E $0.277 $44,352 ($8,768)

Feb-11 Call NYMEX 112912010 120,000 $9.35 $0.26 $31,680 01/26/2011 E $0.049 $5,880 ($25,800 I

Feb-11 Call NYMEX 212312010 120,000 $7.75 $0.37 $43,800 01/2612011 E $0.140 $16,752 ($27,048)
Feb-11 Call NYMEX 3/24/2010 110,000 $6.85 $0.31 $34,100 0112612011 E $0.259 $28,490 ($5,610)

Mar-11 Call NYMEX 3/2/2010 180,000 $8.50 $0.23 $41,400 02/23/2011 E $0.098 $17,604 ($23,796)

Mar-11 Call NYMEX 3/15/2010 100,000 $7.00 $0.33 $33,000 02/23/2011 E $0.252 $25,230 ($7,770 /
Mar-11 Call NYMEX 512412010 90,000 $6.60 $0.30 $27,000 0212312011 E $0.345 $31,032 $4,032

Apr-11 Call NYMEX 3/3112010 260,000 $6.20 $0.30 $78,000 0312812011 E $0.314 $81,692 $3,692

May-11 Call NYMEX 4/30/2010 170,000 $6.10 $0.34 $57,800 0412612011 E $0.363 $61,693 $3,893

ISUMMARY: I I 7'260'0001 I 1'599'9601 I ($2'061'031)1 ($3'650'991)1

Reviewed by: MLB 6/1/2010



Re
South Carolina

rt as of 5/28/2010 Close

Month
CounterpContracts

Last Day
Settle (L) /

Penultimate
(P) /

European (E)

Tool Purchase
Price

Price
Dec&le

Strike /

Ceiling
/ Floor

Price /

Time Coverage
Cumulative
Coverage

Trade Date
Max e

Contracts

Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10

Aug-10
Aug-10
Au -10
Aug-10
Aug-10
Au -10
Aug-10
Au -10
Aug-10

Au -10
Aug-10
Aug-10
Aug-10

Sep-10
Sep-10
Se -10
Se -10
Sep-10
Sep-10
Sep-10
Oct-10
Oct-10
Oct-10
Oct-10
Oct-10
Oct-10
Oct-10

Nov-10

Nov-10

Nov-10

Nov-10
Nov-10

Dec-10
Dec-10
Dec-10

Jan-11
Jan-11
Jan-11

Feb-11
Feb-11
Feb-11

Mar-11
Mar-11
Mar-11

16
16

17
17
17

12
12
12

18
18
18

17
17
17
18
18
26
26

30
30

10

28
13
14

15
15
16

12
12

18
10

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

PE
PE

PE
PE
PE
PE
PE
PE
PE
PE
PE
PE
PE

3-Wa

Collar

Collar

Collar

Call S read

3-Wa

3-Wa

Collar

Collar

3-Wa

3-Wa
Call

3-Wa

3-Wa

Collar

Call S read

Call S read
Call

Call
Call

Call

Call
Call

Call

Call
Call

Call

Call
all

Call

Call
all

Bought Call at
Sold Put at
Sold Call at
Bought Call at

Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at

Bought Call at
Sold Call at

Bought Call at
Sold Put at

Sold Call at

Bought Call at
Sold Put at

Sold Call at

Bought Call at
Sold Put at

Bought Call at
Sold Put at

Bought Call at
Sold Put at
Sold Call at

Bought Call at
Sold Put at
Sold Call at

Bou ht Call at
Bought Call at
Sold Put at
Sold Call at

Bought Call at

Sold Put at
Sold Call at

Bought Call at
Sold Put at

Bought Call at
Sold Call at

Bought Call at

Sold Call at
Bou ht Call at
Bou ht Call at
Bought all at

Bou ht Call at

Bou ht Call at
Bought Call at

Bou ht Call at
Bou ht Call at
Bought all at

Bou ht Call at

Bou ht Call at
Bought Call at

Bou ht Call at
Bou ht Call at
Bought all at

$0.990
($0.270)
$0.200
$0.855

$0.330
$0.660

$0.150
$0.655

$0.150
$0.565

($0.100)

$1.081
($0.280)
$0.250
$1.070

($0.350)
$0.200
$0.660

$0.150
$0.650

$0.150
$0.770

($0.300)
($0.170)

$1.115
($0.400)
$0.200
$0.340
$0.965

($0.300)
($0.200)

$1.040
($0.300)
$0.230
$0.700

($0.200
$0.510

($0.200)

$0.480
$0.170)
$0.330
$0.207
0.185

$0.360
$0.220
0.305

$0.260
$0.365
0.332

$0.264
$0.365
0.310

$0.230
$0.330
0.300

$4.341
$4.341
$4.341
$4.341
$4.341
$4.341
$4.341
$4.341
$4.341
$4.341
$4.341

$4.409
$4.409
$4.409
$4.409
$4.409
$4.409
$4.409
$4.409
$4.409
$4.409
$4.409
$4.409
$4.409

$4.464
$4.464
$4.464

$4.464
$4.464
$4.464

$4.572
$4.572
$4.572
$4.572
$4.572
$4.572
$4.572

$4.915
$4.915
$4.915
$4.915

.915
$5.257
$5.257
5.257

$5.467
$5.467
5.467

$5.438
$5.438
5.438

$5.336
$5.336
5. 3

70th

10th
100&6

70th

10th

60&6

10th

60th
10th

60th
100th

70th

10th

100th

50th

10th

100th
70th

10th

70th

1 0th

50th

10th
100th

60th

10th

100th
100th
40th

10th
100th

40th

10th

100th
80th
10th

90th
100th

90th
100th
90th
60th
50th

100th
70th
50&6

100th
90th
60th

100th
90th
60th

100th
70th
50th

$9.80
$7.00

$15.00
$9.65
$7.00
$9.50
$6.50
$9.50
$6.50
$9.40

$13.00

$9.90
$7.00

$15.00
$9.10
$7.00

$14.80
$10.00
$6.50
$9.95
$6.50
$8.90
$6.00

$14.00

$9.30
$7.00

$16.00
$12.80
$8.50
$5.60

$13.95

$9.00
$6.50

$15.00
$10.00

$6.00
$11.50
$15.00

$12.25
$16.00
$8.85
$6.75
6.40

$9.00
$7.15
6.20

$9.20
$7.65
6.60

$9.35
$7.75
6.85

$8.50
$7.00

13%
13%
13%
16%
16%
13%
13%
16%
16%
42%
42%

16%
16%
16%
13%
13%
13%
16%
16%
13%
13%
45%
45%
45%

29%
29%
29%
27%
44%
44%
44%

28%
28%
28%
30%
30%
43%
43%

57%
57%
4%
19%
21%
41%
19%
20%
20%
20%
21%

20%
20%
19%

39%
22%
20%

13%

29%

42%

58%

100%

29%

45%

58%

103%

29%

56%
100%

28%

57%

1 00%

57%

60%
79%
100%

41%
59%
80%

20%
39%
61%
20%

59%
39%
61%
80%

8/1/2008

8/1/2008

8/1/2008
8/1 1/2008
8/1 1/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008
10/14/2008
10/14/2008

8/1/2008
8/1/2008
8/1/2008

8/20/2008

8/20/2008

8/20/2008

9/4/2008
9/4/2008

9/5/2008

9/5/2008

10/22/2008

10/22/2008
1 0/22/2008

8/29/2008

8/29/2008

8/29/2008

9/5/2008
10/20/2008
10/20/2008
10/20/2008

9/29/2008
9/29/2008
9/29/2008
10/7/2008
10/7/2008

10/20/2008
10/20/2008

1 1/3/2008

1 1/3/2008

1 1/4/2009

3/1 7/201 0
3/31/2010

12/1/2009
3/10/2010
3/30/2010

1/28/2010

2/24/201 0
3/24/201 0

1/29/2010
2/23/2010
3/24/2010

3/2/2010
3/15/2010
5/24/2010

38
38
38
38
38
38
38
38
38
38
38

38
38
38
38
38
38
38
38
38
38
38
38
38

41
41
41
41
41
41
41

61
61
61
61
61
61
61

53
53
53
53
53

69
69
69

76
76
76

59
59
59
46
46
46

pl'-

ay-
a ougt a at

ougt a at
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South Carolina

Report as of 512812010 Close

Last Day

CountelT Settle (L) I
Penultimate

Month Contracts, arty (P) /

European (E)

Jul-10 5 NYMEX P

Jul-10 5 NYMEX P

Jul-10 5 NYMEX P 3-Way

Tool

Bought Call at
Sold Put at

Sold Call at

Jul-lO 6 NYMEX P Bought Call at

Jul-10 6 NYMEX P Collar Sold Put at

Jul-10 5 NYMEX P Bought Call at

Jul-10 5 NYMEX P Collar Sold Put at

Jul-10 6 NYMEX P Bought Call at

Jul-10 6 NYMEX P Collar Sold Put at

Jul-10 16 NYMEX P Bought Call at

Jul-10 16 NYMEX P Call Spread Sold Call at

Aug-10 6 NYMEX P Bought Call at

Aug-10 6 NYMEX P Sold Put at

Aug-10 6 NYMEX P 3-Way Sold Call at

Aug-10 5 NYMEX P Bought Call at

Aug-lO 5 NYMEX P Sold Put at

Auq-lO 5 NYMEX P 3-Way Sold Call at

Aug-10 6 NYMEX P Bought Call at

Aug-10 6 NYMEX P Collar Sold Put at

Aug-10 5 NYMEX P Bought Call at

Aug-10 5 NYMEX P Collar Sold Put at

Aug-10 17 NYMEX P Bought Call at

Aug-10 17 NYMEX P Sold Put at

Aug-10 17 NYMEX P 3-Way Sold Call at

Sep-10 12 NYMEX P Bought Call at

Sep-10 12 NYMEX P Sold Put at

Sep-10 12 NYMEX P 3-Way Sold Call at

Sep-10 11 NYMEX P Call Bought Call at

Sep-10 18 NYMEX P Bought Call at

Sep-10 18 NYMEX P Sold Put at

Sep-10 18 NYMEX P 3-Way Sold Call at

Oct-10 17 NYMEX P Bought Call at

Oct-10 17 NYMEX P Sold Put at

Oct-10 17 NYMEX P 3-Way Sold Call at

Oct-10 18 NYMEX P Bought Call at

Oct-10 18 NYMEX P Collar Sold Put at

Oct-10 26 NYMEX P Bought Call at

Oct-lO 26 NYMEX P Call Spread Sold Call at
Nov-10 30 NYMEX P Bought Call at

Nov-10 30 NYMEX P Call Spread Sold Call at

Nov-10 2 NYMEX P Call Bought Call at

Nov-10 10 NYMEX P E Call Bought Call at
Nov-10 11 NYMEX P E Call Bought Call at

Purchase Price

Price (GDI)

Strike I
Price I % Cumulative Max #

Declle Ceiling Trade Date
I Floor Time Coverage Coverage Contracts

$0.990

($0.270)

($0.200/
$0.855

($0.330 /

$0.660

($o.150)
$0.655

($0.150)
$0.565

($0.100)

$1.081

($0.280)

($0.250)
$1.070

($0.350)

($0.200 /

$0.660

($0.150)
$0.650

($0.150)
$0.770

($O.3OO)

($0.170)

$1.115

($0.400)

($0.200)
$0.340

$0,965

($0.300)
($0.200)

$1.040

($O.3OO)

($0.230)
$0.700

($0.200)
$0.510

;4.341 70th $9,80 P 13% 13% 8/1/2008 38

;4.341 10th $7.00 P 13% 8/1/2008 38

;4.341 100th $15.00 P 13% 81112008 38

;4.341 70th $9.65 P 16% 29% 8/1112008 38

;4.341 10th $7.00 P 16% 8/1112008 38

;4.341 60th $9.50 P 13% 42% 91412008 38

;4.341 10th $6.50 P 13% 91412008 38

;4.341 60th $9.50 P 16% 58% 91512008 38

;4,341 10th $6.50 P 16% 91512008 38

;4.341 60th $9.40 P 42% 100% 10114/2008 38
;4.341 lO0th $13.00 P 42% 1011412008 38

;4.409 70th $9.90 P 16% 16% 81112008 38

;4.409 10th $7.00 P 16% 81112008 38

;4.409 100th $15.00 P 16% 81112008 38

;4.409 50th $9.10 P 13% 29% 8/20/2008 38

;4.409 10th $7.00 P 13% 812012008 38

;4.409 100th $14.80 P 13% 8/20/2008 38

;4.409 70th $10.00 P 16% 45% 9/4/2008 38

;4.409 lOth $6.50 P 16% 9/4/2008 38

;4.409 70th $9.95 P 13% 58% 91512008 38

;4.409 10th $6.50 P 13% 9/5/2008 38

;4.409 50th $8.90 P 45% 103% 10/22/2008 38

;4.409 10th $6.00 P 45% 10/22/2008 38
.4.409 lO0th $14.00 P 45% 10/22/2008 38

4.464 60th $9.30 P 29% 29% 8/29/2008 41

4.464 10th $7.00 P 29% 8/29/2008 41

4.464 100th $16.00 P 29% 8/2912008 41

4.464 100th $12.80 P 27% 56% 9/512008 41

4.464 40th $8.50 P 44% 100% 1012012008 41

4.464 10th $5.60 P 44% 10120/2008 41

,4.464 100th $13.95 P 44% 1012012008 41

4.572 40th $9.00 P 28% 28% 912912008 61

4.572 10th $6.50 P 28% 912912008 61

4.572 100th $15.00 P 28% 912912008 61

4.572 80th $10.00 P 30% 57% 101712008 61

4.572 10th $6.00 P 30% 10/7/2008 61

4.572 90th $11,50 P 43% 100% 10/20/2008 61

($0.200) $4.572 100th $15.00 P 43% 10/20/2008 61

$0.480 $4.915 90th $12.25 P 57% 57% 11/3/2008 53

($0.170) $4.915 100th $16.00 P 57% 11/3/2008 53
$0.330 $4.915 90th $8.85 P 4% 60% 1114/2009 53

$0.207 $4.915 60th $6.75 P 19% 79% 311712010 53
$0.185 $4.915 50th $6.40 P 21% 100% 3/3112010 53

Dec-10 28 NYMEX P Call Bought Call at

Dec-10 13 NYMEX P E Call Bought Call at
Dec-lO 14 NYMEX P E Call Bought Call at

$0.360 $5.257 100th $9.00 P 41% 41% 1211/2009 69

$0.220 $5.257 70th $7.15 P 19% 59% 3/1012010 69
$0.305 $5.257 50th $6.20 P 20% 80% 3/30/2010 69

Jan-11 15 NYMEX P E Call Bought Call at

Jan-11 15 NYMEX P E Call Bought Call at
Jan-11 16 NYMEX P E Call Bought Call at

$0.260 $5.467 100th $9.20 P 20% 20% 112812010 76

$0.365 $5.467 90th $7.65 P 20% 39% 2/24/2010 76

$0.332 $5.467 60th $6.60 P 21% 61% 312412010 76

Feb-11 12 NYMEX P E Call Bought Call at

Feb-11 12 NYMEX P E Call Bought Call at
Feb-11 11 NYMEX P E Call Bought Call at

$0.264 $5.438 100th $9.35 P 20% 20% 112912010 59

$0.365 $5.438 90th $7.75 P 20% 41% 2/23/2010 59
$0.310 $5,438 60th $6.85 P 19% 59% 3/24/2010 59

Mar-11 18 NYMEX P E Call Bought Call at

Mar-11 10 NYMEX P E Call Bought Call at
Mar-11 9 NYMEX P E Call Bought Call at

Apr-11 26 NYMEX P E Call Bought Call at

May-11 17 NYMEX P E Call Bought Call at

$0.230 $5.336 100th $8.50 P 39% 39% 3/2/2010 46

$0.330 $5.336 70th $7.00 P 22% 61% 3/15/2010 46
$0.300 $5.336 50th $6.50 P 20% 80% 5/24/2010 46

$0.300 $5.151 50th $6.20 P 60% 60% 3/31/2010 43

$0.340 $5.172 50th $6.10 P 40% 40% 4/30/2010 43

Reviewed by: MLB 6/1/2010


